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CONFIDENTIAL AND PROPRIETARY
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DAILY POSITION REPORT
As of June 16,2000

[ Position 3 Muturity / Gup Risk | I Valwe-at-Risk } P&L (3008)
Rusinem Unit - Commedity Group [ Saopen | Limt J_Semenrviry Lavrut | 1-[ay et (ioday | SDayReling | MTD T Q7D I YTD ]
ENRON NORTH AMERICA L o19030]  $28156 | $90,936 {-'s517,684 | $767,337 |
GAS TRADING %.6 3008 || 1898 3508l $39.341 ][ s40.000 | (5243)]  $45043 | $45719] $332314| $425803
LONG-TERM 513 1827 $29.661 1.580 31730 34953 214.665 271.68%
SHORT-TERM ».7 389 7.569 2.12%) 9,463 R.602 98,287 114,975
CANADA (0.4) 3.9 1.944 308 ARSI 2074 19.361 37.142
POWER TRADING 107 | 1sBMiIIMWH || 74 1sMitMwie | [ sz3a18 [ sa0.000 ]+ ($21,943)]  ($26,139)| $31,072 | $131,146 | $202.234
KAST TRADING 9.9 | $20.725 (1.9%7) (5.802) il 547 (38.149)
GENCO 152 489 4.698 163 15997
WEST TRADING 20.6 ] [ $7127] (20.600)) (20,826} 26297 130436 224.385
EMERGING BUSINESSES $790 $2,796 | $2,747 |  s$4.84a]  $20,495 |
EMISSIONS ALLOWANCES i0.1) 1 Mii Crodits 0.0 1 Mil Credits $492 $3.000 (14%) (232) R6 (4.080 (306
COAL TRADING 9.3 15 Mii Tons 2.2) 15 Mil Tons $667 52000 |* S61 1.461 1.328 2,430 SR8
PULP & PAPER (75.249) 300.000 Metric Tons || (125,599} | 300.000 Meiric Toas 2,316 $3.000 |+ S5 1.047 714 1418 6.623
LUMBER 16.026) 23,000 MBF 15993 22,000 MBI $41 $250 (16) 27 () n 270
WEATHER (38.4) $100 Mi (C) $1,242 $3.000 340 493 633 3,053 8.718
FINANCIAL TRADING $2,266 $6,456 $11,399 $49,380 $118,806
U.S. DRIFT 560 3.953 8.525 31723 51.687
U.K. DRIFT : X1 499 73 5.582 11.249
EQUITY TRADING $2.0 $10 Mit §2,348 $6.000 2.03) 2319 2.821 13.208 43278
DEBT TRADING $170.0 $250 Mil 91,557 1] $2.000 {22%) 0) (IRS) 2.004) 1.248
FX/INT RATE TRADING $5.6 $100 Mil $138 $3.000 (56) (294 Q715) K2 3.5
$19.718 $100,000/bp
ENRON EUROPE [ ssa13] 993,965 | $129,250 | s1is,148 | $§275.889 |
{ GLoBAL PRODUCTS 151 [rzsmisewn || 59 [ smueswn | [ shsez][ ssooo ]+ [ (54655 59268 ] $15760 ] $6,739 ] $34,518 |
FUROPEAN TRADING $12,837 * $10.067 $84,698 | $113,491 | $108,408 $241,371
EUROPEAN GAS ** (55.7) 260 Bel 53.8 120 Bef 4,021 $7.500 R9IR 16.849 57.824 (1.670) 1.251
UK. ELECTRICITY ** (49.8) 35 Mil MWH 6.3} 1S Mil MW $13.247 $13.000 1.507 71,089 AL 56,468 176.774
CONTINENTAL ELECTRICITY H6 10 Mil MW1I X} 1) Myl MWH 1,07 $3,000) (153 1.7% 710 1.141 (16.061)
NORDIC ELECTRICITY 6.0 10 Mil MWH 24 10 Mil MWH §1.022 $3.000 172 251 {154) 966 6.057
APREAD OPTION [KELD (1.297) (17.90) 45434 71281
ENRON CREDIT [stooe ] ] 16 [£D 6% [
ENRON SOUTH AMERICA
SOUTHF.RN CONE | $140 $335 $438 ($2,853) ($3,489)
;AN TRADING ) | o 7 IS BT R 20 Bk [ $306 1] S2.000 ] 35 07 424 (LO5Y) 65
POWER TRADING (E) 02 | IMIMWH | "3 | TMIMWH | | $85 1| SZ.000 | 16 IR 45 201 2.3
CRUDE TRADING 141 (10, 32) 278 (.38
ENRON ASIAAFRICA
[ AusTRALIA ] ($68)] $469 | s sin) $806 |
1§ POWER TRADING ] an_ [ TMIIMWH 1" es | 6MIIMWH | [ $402 ][ S3000__J() | (6%)] a69 | 277 { anf 806 |
ENRON BROADBAND SERVICES [ 0] @] sy  ensgl  sns)
BANDWIDTH TRADING ] [ (3851 l LA-NY TDM DS3 J[ 1210 [ 1.A-NY TOM DS3 [ | 81 ]f $2.000 ] I 0 L ($140)l ($l33)] ($1 IS){ ($1 15)]
1ES $636 ($1,668)]  ($3,609) $133,120
i GAS TRADING ] 48 I Bef ] (Y] Bef $1.321 616 2414 2.608 15461 16.411
N POWER TRADING I 0.3 [ MiIMWH 1| 05 1 $D.687 0 4.0K2) 6.213) 77943 116,704
CROSS PORTFOLIO DIVERSIFICATION EFFECT $34.820)
TOTAL TRADING [ s5i293)[ 575000 Jm) [ $13,010)] $121,118 | $217,159 | $723,287 | $1,173,552 |
ORIGINATIONS $0 ($49)] 31,149 $7,744 $14,491
USs [ ) 1139 T4 14,497
INTERNATIONAIL ; [ 0 0 0 1]
i
TOTAL TRADING with ORIGINATIONS i [s13.00)] 121,069 | $218,308 | $731,001 | $1,188,044 |
MERCHANT PORTFOLIO $2,220.9 (3$9,631) $4,181 $23,466 | ($9,497) $35,478
ENRON NORTH AMERICA, NIV 1,401.2 $30.559 2903 7,297 17.834 (12.232) 20.014
ENRON EUROPE, NFV #7.0 0 ] 0 (2.219) {4.619)
ENRON CALME, NFV 291.9 0 [i] [1) 0 Q
ENRON ASIA PACIFIC, NFV 113.8 Q0 ) )] 0 0
ENRON NA INT'I. NFV 1.2 0 0 0 0 0
ECM, NEV (A) 2112 2,38 10.018 11.008 15.020 36043
ENRON CORP, 13.4 8.636 {14.24) (13.113) (5.373) (.029) (US3KL)
EBS %6.0 0 [i] 0 7.963 9.424
ENRON NET WORKS 6.0 0 0 0 0 0
| __CAPITAL PORTFOLIO | (s0)] $759 | $277 ] $18502 | $103,797 |
[ ENRON STOCK BOOKS J [ T TSI00OMIT [ $0 ][ $10.000) | Wil 759 | 771 18.502 | 101,797}
OTHER [ $0 ] (519239)] ($19239)] $19,000)]  $5,697

TOTAL P&L

. Includes Drversificanon Effect

Includes 3-Block Porlohio achivity

Pending calculatwn of NP

Value al Ridk doca mot include Aset Porifolo
1€
Wn
thy

IPavitmon and et represent maximom e aposure.
Value a1 Risk reported on 8 weekly hasis.
Positions and Value al Risk reported on a weekly hass

[s22,60)] $106,770 | 5222812 | $639,90S | $1,333,016 |
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% DAILY POSITION REPORT
o As of June 16, 2000
[ Position ] - aoe st Riak ] PAL (5000)
Businem Unit - Commodity Gronp NetOpen | Limit_ ] by [T | Today | S DeyRoibng | MTD T ov 1 _vw ]
MERCHANT PORTFOLIO ][ 22209 ] [ 59630 $4181 [  $23.466 | (590497  $35478 |
ENRON NORTH AMERICA, Net Fair Value 1,401.2 $2,903 $7,297 $17,8M | ($12,232) $90,014
CANADA 29.0 86 110 122 2.541 1.874
COAL 438 () (67)) (50) 119 (1.116)
TG 538.0 3417 11,786 16.99% (3.195) (71
DOWNSTREAM 00 - 0 - (76), (76)
ENERGY CAPITAL. RESOURCES 154.1 79 132 104 3121 S.812
GAS _ASSETS 1.0 - 4) 115 s
GENERATION EAST 104.0 - - 16.150 23,369
GENERATION WEST 68.5 - - 506 8.863
GRM-NEW PRODUCTS (0.1 - - -
IGUANA 29.5 - - - - 1.692
_____PAFER 28.0 (0) (] (38) (38), (72)
PORTFOLID 1.1 (126) (39R) {747y (ROGY (9.695)
PRINCIPAL INVESTING 72.2 (1.125), (4.875) {4) (29.3138) 64.371
SPECIAL ASSETS - PERFORMING 214 Q) 200 1.321 1.642 S.193
SPECIAL ASSETS - NON-PEREORMING 619 (1) 408 132 (1.196)) (1.895),
TREASURY 090 - - - (3.777) (1.712))
WEST ORIGINATIONS 29 R N B B .
ENRON EUROPE, Net Fair Value ] o1 ‘ $0 $0 - 2,219 4,619)
PUBLIC 155 - - - 2218 (5557,
PRIVATE 518 - 1)) 698
HEDGES 00 - - - 239
STRUCTURED CREDIT 00 - - -
ENRON CALME, Net Fair Value 291.9 - hd hd h ol
PUBRLIC 138.5 - -
PRIVATE 1434 - -
CONVERTIBLE PRIVATE o0 - - -
STRUCTURED CREDIT 00 - - -
__ENRON ASIA PACIFIC, Net Fair Value 113.0 - - - - -
___PRIVATE 0.7 -
STRUCTURED CREDIT 13 { - - - -
ENRON NA INT'L, Net Fair Value 1.2 . . ] . . -
____rusLIC Q0 B i B
PRIVATE 12 - -
CONVERTIBLE PRIVATE 0.0 - - -
STRUCTURED CREIDIT 00 L - - =
ENRON CAPITAL MGMT, Net Fair Value (A) 211.2 $2,389 $10,018 $11,005 $15,020 $36,043
SLP PUBLIC EQUITY 788 2,452 990 10.942 13.354 32.588
____NONSLP PUBLIC EQUITY 0.0 - - - - -
SLP PRIVATE EQUITY 106.5 - - 2,192 4.122
SLP CONVERTIBLE PREFERREIDEBT 0.0 - - d
SLP WARRANTS [1X4 - - - - -
SI.P WARRANTS PUBLIC 0.1 (D) 1 46 75 kil
. SLP.CANADIAN PUBLIC EQUITY 40 (61) 76 16 29 133
SI.P PRIVATE EQUITY PARTNERSHIPS 81 - - (34} (2X2)
NON SIP PRIVATE EQUITY PARTNERSHIPS 00 - - - -
SLP STRUCTURED CREDIT 118 - - (595) {595)
{ ___SLP-PORTFOLIO INSURANCE 0.0 - - -
ENRON CORP 73.4 ($14,924)] ($13,133)]  ($5,373) (399,029 (595,384
PUBLIC 74 (14.924) (13.133) (5.373) (99.029)) (95.384)
ENRON BROADBAND SERVICES, INC. 56.9 $0 $0 $0 $7,963 $9,424
PUBLIC 0.0 - - - (2.037)) (576)
T PRIVATE 6.0 i - - - 10,000 10.000
WARRANTS 0.0 : - - - -
 ENRON NET WORKS 6.0 ! - . . - 0
T PRIVATE 40 1 . . - 0
L PRIVATE EQUITY PARTNERSHIFS HED - - - -
CAPITAL PORTFOLIO J[ o0 s 1] L 30y $759]  s277] s18,502 | $103,797 |

{AY Pending calculition of NPI
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